
Primary Market

Identifier Security Description Maturity Yield Cost Value

99BMO0087 Bmo Capital Markets 6/20/2016 0.290 150,000,000.00 150,000,000.00

99BNS0087 Bank Of Nova Scotia 6/20/2016 0.310 400,000,000.00 400,000,000.00

99HSBC0087 Hsbc 6/20/2016 0.260 500,000,000.00 500,000,000.00

99SNT0087 Suntrust 6/20/2016 0.300 100,000,000.00 100,000,000.00

99WFC0087 Wells Fargo 6/20/2016 0.300 50,000,000.00 50,000,000.00

1,200,000,000.00 1,200,000,000.00

00084BFT6 Abn Amro 6/27/2016 0.601 14,998,250.00 14,998,425.00

00084BFV1 Abn Amro 6/29/2016 0.601 49,992,500.00 49,993,633.50

00084BHQ0 Abn Amro 8/24/2016 0.641 19,976,888.89 19,981,715.60

00084BJ13 Abn Amro 9/1/2016 0.651 29,960,458.33 29,967,826.80

00282CFL1 Abbott Laboratories 6/20/2016 0.621 47,500,000.00 47,498,693.75

00282CFU1 Abbott Laboratories 6/28/2016 0.578 84,989,088.89 84,990,910.10

00282CFV9 Abbott Laboratories 6/29/2016 0.600 19,997,000.00 19,997,646.60

00282CG89 Abbott Laboratories 7/8/2016 0.610 24,992,375.00 24,994,604.25

01854VFP6 Alliance Cap Mgmt L P 6/23/2016 0.460 19,699,244.84 19,698,791.80

03785DGJ9 Apple 7/18/2016 0.450 39,986,000.00 39,986,876.80

03948GFM0 Archer Daniels Midland 6/21/2016 0.410 39,999,544.44 39,998,386.80

03948GFQ1 Archer Daniels Midland 6/24/2016 0.420 29,998,600.00 29,997,841.80

03948GFT5 Archer Daniels Midland 6/27/2016 0.410 49,996,013.89 49,994,750.00

0530A2FL9 Automatic Data Processing, Inc. 6/20/2016 0.340 40,000,000.00 39,998,900.00

0556C2FL2 Bmw 6/20/2016 0.450 34,000,000.00 33,998,980.00

06406WFL5 Bank New York Mellon Corp Disc 6/20/2016 0.370 75,000,000.00 74,997,750.00

19121AJ85 Coca Cola 9/8/2016 0.611 24,966,111.11 24,967,261.00

19121AJ93 Coca Cola 9/9/2016 0.591 44,940,262.50 44,940,150.00

19121AL82 Coca Cola 11/8/2016 0.624 34,916,379.17 34,902,560.00

19121ALH2 Coca Cola 11/17/2016 0.702 24,927,083.33 24,924,137.50

30229AFP9 Exxon Mobil 6/23/2016 0.330 39,998,900.00 39,997,753.20

40434PM60 HSBC USA, Inc. 12/6/2016 0.909 84,638,879.86 84,644,246.95

42786TFP8 Hershey 6/23/2016 0.400 24,999,166.67 24,998,645.75

4497W0FM5 ING Funding LLC 6/21/2016 0.581 49,999,194.44 49,998,472.00

4497W0H35 ING Funding LLC 8/3/2016 0.520 49,968,222.26 49,971,800.00

64105GGT5 Nestle Capital Corp. 7/27/2016 0.541 49,972,250.00 49,979,055.50

64105GHG2 Nestle 8/16/2016 0.551 29,973,875.00 29,978,858.40

6698M4GJ5 Novartis 7/18/2016 0.465 39,985,533.33 39,986,876.80

69372AFL1 Paccar 6/20/2016 0.501 10,100,000.00 10,099,697.00

71708EGJ8 Pfizer, Inc. 7/18/2016 0.460 94,966,011.11 94,966,377.60

71708EH99 Pfizer, Inc. 8/9/2016 0.471 49,967,361.11 49,965,623.50
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88580CFL5 3m Co. 6/20/2016 0.330 25,000,000.00 24,999,312.50

89116EHN6 Toronto Dominion 8/22/2016 0.561 99,902,000.00 99,905,400.00

89116EJ61 Toronto Dominion 9/6/2016 0.604 49,936,083.33 49,934,637.50

1,450,243,277.50 1,450,256,598.00

912828F47 United States Treasury Note 9/30/2016 0.418 24,999,505.62 25,007,625.00

912828F88 United States Treasury Note 10/31/2016 0.526 24,986,423.00 24,998,525.00

912828G46 United States Treasury Note 11/30/2016 0.574 49,974,225.28 50,018,550.00

912828H29 United States Treasury Note 12/31/2016 0.625 25,000,000.00 25,021,000.00

912828H78 United States Treasury Note 1/31/2017 0.634 49,947,074.00 50,011,700.00

912828K41 United States Treasury Note 6/18/2016 0.351 15,000,000.00 15,002,310.00

189,907,227.90 190,059,710.00

3130A3J70 Federal Home Loan Bank 11/23/2016 0.625 15,000,000.00 15,008,775.00

3130A5PP8 Federal Home Loan Bank 7/15/2016 0.420 25,000,000.00 25,002,150.00

3130A5RA9 Federal Home Loan Bank 6/20/2016 0.375 25,000,000.00 25,000,000.00

3130A5XU8 Federal Home Loan Bank 8/12/2016 0.430 25,000,000.00 25,002,575.00

3130A6BD8 Federal Home Loan Bank 9/9/2016 0.510 25,000,000.00 25,001,275.00

3130A7AG0 Federal Home Loan Bank 8/8/2016 0.585 10,000,000.00 10,005,460.00

3130A7JQ9 Federal Home Loan Bank 3/30/2017 0.414 15,000,000.00 15,001,365.00

140,000,000.00 140,021,600.00

313384B32 Federal Home Loan Bank 8/8/2016 0.562 9,992,377.78 9,995,630.00

313384D89 Federal Home Loan Bank 8/29/2016 0.552 19,978,611.12 19,987,520.00

313384D97 Federal Home Loan Bank 8/30/2016 0.552 19,978,305.56 19,987,340.00

313384E47 Federal Home Loan Bank 9/2/2016 0.461 24,976,361.11 24,982,525.00

313384G52 Federal Home Loan Bank 9/19/2016 0.501 24,968,402.78 24,978,525.00

313384N39 Federal Home Loan Bank 11/4/2016 0.516 34,931,404.86 34,944,070.00

313384ZQ5 Federal Home Loan Bank 7/20/2016 0.501 27,408,574.99 27,414,049.86

313384ZS1 Federal Home Loan Bank 7/22/2016 0.501 49,977,777.78 49,988,450.00

313384ZX0 Federal Home Loan Bank 7/27/2016 0.511 19,989,516.67 19,994,660.00

232,201,332.65 232,272,769.86

3137EADS5 Federal Home Loan Mortgage Corporation 10/14/2016 0.581 50,046,385.81 50,070,350.00

3137EADU0 Federal Home Loan Mortgage Corporation 1/27/2017 0.473 15,949,296.02 15,950,213.50

65,995,681.83 66,020,563.50

313396Q63 Federal Home Loan Mortgage Corporation 11/23/2016 0.511 11,973,480.00 11,978,160.00

11,973,480.00 11,978,160.00

313588A47 Federal National Mortgage Association 8/1/2016 0.402 24,988,333.33 24,990,625.00

313588R64 Federal National Mortgage Association 12/1/2016 0.521 24,940,777.72 24,951,025.00

313588ZN8 Federal National Mortgage Association 7/18/2016 0.401 24,992,222.25 24,994,950.00
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74,921,333.30 74,936,600.00

3133EE4G2 Federal Farm Credit Bank 8/11/2016 0.400 25,000,000.00 25,004,675.00

25,000,000.00 25,004,675.00

313312E97 Federal Farm Credit Bank 9/7/2016 0.501 24,972,569.44 24,981,350.00

313312N97 Federal Farm Credit Bank 11/10/2016 0.542 19,957,100.00 19,966,640.00

313312P95 Federal Farm Credit Bank 11/18/2016 0.639 39,893,251.39 39,929,520.00

313312S50 Federal Farm Credit Bank 12/8/2016 0.663 24,921,625.00 24,948,925.00

313312S92 Federal Farm Credit Bank 12/12/2016 0.653 14,952,604.16 14,968,650.00

313312ZV5 Federal Farm Credit Bank 7/25/2016 0.412 24,990,034.73 24,993,675.00

149,687,184.72 149,788,760.00

4581X0CJ5 Inter-American Development Bank 9/12/2016 0.690 14,996,895.75 15,006,510.00

459052D86

International Bank for Reconstruction and 

Development 8/29/2016 0.511 29,970,250.03 29,981,280.00

459052P67

International Bank for Reconstruction and 

Development 11/15/2016 0.521 24,946,555.56 24,956,825.00

459058DS9

International Bank for Reconstruction and 

Development 10/14/2016 0.679 24,995,757.37 25,011,500.00

45905USB1

International Bank for Reconstruction and 

Development 5/2/2017 0.763 5,992,102.04 5,995,080.00

100,901,560.75 100,951,195.00

52470G791 Legg Mason Western Asset Inst Gov't 6/18/2016 0.300 390,466,378.66 390,466,378.66

61747C707 Morgan Stanley Liq Govt Inst 6/18/2016 0.267 114,388,355.96 114,388,355.96

825252885 Short-term Invts Tr Gov Agn Instl 6/18/2016 0.270 244,195,736.43 244,195,736.43

749,050,471.05 749,050,471.05

4,389,881,549.70 4,390,341,102.41
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